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Encs.

Risk Management Program Adjustments

SCE&G Results

SCE&G Outstanding Positions

Cayce,SC• 29033-3712 • kjackson@scana.com



South Carolina Electric & Gas Company

Risk Management Program Adjustments
For February 2010

Docket 2006-144-G Docket 2006-5-G
Order 2006-331 Order 2006-679

Broker Fees

Software

Subscriptions

Labor

Carrying Cost

Inception To

Current Month Date

579.00 21,585.44 546.10 22,710.54

- 134,214.61 134,214.61

- 103,500.00 - 103,500.00

- 82,896.70 1,755.65 84,652.35

- 307,710.91 30.08 307,740.99

Non Hedging Addition to Cost of Gas

Hedging Additions / (Subtractions)

579.00 649,907.66 2,331.83 652,818.49

2,337,480.00 44,505,664.80 387,879.60 47,231,024.40

Total 2,338,059.00 45,155,572.46 390,211.43 47,883,842.89

Interest Rate 0.3538%



Pape: 1

Version: 603, Build: 66020K

Trade Date PUT/CALL LOTS Month

.......... == ............. , .... _ =========== =====.

29JUL08

03FEB09

10FEB09

!TFEB09

24FEB09

03MARO9

10MAP,09

17MAR09

24b_%._09

31M_09

07APR09

14APR09

21APR09

28APR09

05MAY09

12MAY09

18MAYQ9

26MAY09

02JUN09

09JUN09

16JUNO9

23JUN09

30J'UN09

07JUL09

14JUL09

21JULO9

29JUL09

04AUG09

I!AUG09

18AUG08

25AUG09

01SEP09

085EP09

15SEP09

22SEP09

29SEP09

060CT09

13OCT09

20OCT09

270CT09

03NOV08

1ONOV09

17NOV09

20NOV09

01DZC09

06DEC09

15DEC09

22DEC09

29DEC09

05JANIO

12JAN10

ISJANI0

26JAN10

26JAN10

26JAN10

26JAN!O

• 26JAN10

26JANI0

26JAN10

26JAN10

27JAN10

27dANI0

CALL

C_T.L

CALL

CALL

C_LL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

C_-LL

CALL

CALL

CALL

CALL

CALL

CALL

_LL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

_%LL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CAL&

0.90 0!FEB10

1.00 91FEBIO

1.00 0!FEB10

2.00 0iF6Bi0

1.00 0IFEBI0

1.00 01FEB10

Z.O0 01PEBI0

1.00 01FEB10

1.00 01FEB10

2.00 0!FEB10

1.00 OIFEBI0

1.00 OlFE91G

2.00 OIFEBI0

1.00 OIFEBIO

1.00 01FEB10

2.00 01FE6!0

1.00 OIFEBIO

1.00 01FEBI0

1.00 O!FEBI0

1.00 01FEBIO

1.00 01FEB10

1.60 01EEBI0

1.00 01FEBIO

1.00 01FEB10

2.00 01FEB10

1.00 01FEBID

1.00 01FEB10

2,00 01F6Bl0

1.00 01FEBIO

1.00 OlFV_BI0

2.00 01_-EBI0

1.00 OIFEBI0 ..

1.00 OIFEBI0

2.00 OlFEBIO

1.00 01FEB10

1.00 OIFEBI0

2.00 01FEB10

1.00 01FEBI0

1.00 0]FEBI0

2.00 0]F__.BID

1.oo 01FEB10

1.00 0!FEB10

2.00 01FEB10

I.O0 01FEB10

1.00 OIFEBI0

2.00 01FEB10

1.00 01FEB10

1.00 01FEBI0

2.00 01FEB10

1.00 01FEB19

1.09 0!FEB!0

2.00 01FEB10

1.00 01FEB19

I.O0 01FEB10

2.00 0!_EBI0

2.00 01FEB10

1,00 91FE_BI0

2,00 0!FEB10

1.0o 01FEB10

L.00 01FEB10

-5.00 01FEB10

-5.00 01FEBIO

6_.50 _IFEDI0

68.50

JBE&GLAST MONTH 05MARl0 15:06

Database: Zainet_Merant_Prod a/o 26FEB10

SCE&_ February 2010 Results

Strike Price Trade PrlceMarket Price Total Cost Current Value Mark to Market

0.00 10.378 5.274

8.05 D.620 0.000

7.70 3.670 0.000

7.50 3.620 O.O00

7.40 3.600 0.000

7.45 0.585 0.000

7.15 ].580 0.000

6.95 _.550 0._00

7.50 0.690 0.000

7.00 ,).570 0.000

6.90 _.565 0.000

6.85 _.560 0.000

6.70 _.580 9.000

6.50 0.560 0.000

6.65 0.580 0.000

7.15 0.640 0.000

6.90 0.595 0.000

6.75 0.580 0.000

7.15 0.630 9.000

7.10 0.620 0.000

7.25 0.630 0.000

6.54 0.590 0.000

6.60 0.590 0.000

6.30 0.540 0.000

6.25 0.530 0.000

6.45 0.560 0.000

6.25 0.550 0.000

6.65 0.590 0.000

6.30 0.580 0.O00

6.08 0.550 0.000

6.00 0.540 O.OOO

5.60 0.510 0.000

5.50 0.500 0.00O

5.85 0.530 0.000

5.80 0.550 0.000

6.19 0.590 0.000

6.30 0.6!0 0.000

5,90 0.590 0.000

6.25 0.620 0.000

5.65 0,550 0.000

5.25 0.530 0.O00

4.95 0.460 0.000

5,05 0.500 0.0O0

4.85 0.430 0.000

4.80 0.440 0.o0o

5.10 0.460 0.090

5.50 0.480 0.000

5.65 0.460 0.000

5.95 0.370 - 0.000

5.80 0.300 0.000

5.50 0.290 0.000

5.45 0.220 0.000

0.00 _.800 5.274

8.00 4.950 5.274

0.00 5.050 5.274

0.00 5.450 5.274

0.00 5.650 5.274

0.00 5.100 5.274

0.00 4.850 5.274

5.55 0.050 0.000

0.00 3.270 5.274

9.00 5.265 5.274

(93,405.60) 47,466.08 (45,939.60)

(6,200.00) 0.00 (6,200.00)

(6,700.00) 0.O0 (6,700.00)

(12,400.00) 0.00 (12,400.00)

(6,000.00) 0.00 (6,000.00)

(5,850.00) 0.00 (5,850.00)

(ii,600.00) 0.00 (11,600.00)

(8,500.00) 0.00 (5,500.00)

(6,900.00) 0.00 (6 000.0O

(ii,400.00) 0.00 (ii, 400.00)

(5,650.00) 0.00 (5,650.00)

(5,600.00) 0.00 (5,600.00}

(11,600.00) 0.00 (ii,600.00)

(5,600.00) 0.00 (5,600.00]

(5,800.00} 0.00 (5,800.00_

(12,_00.00) 3.00 (12,800.00)

(5,_50.00) 0.00 (5,950.00)

(5,300.00) 3.00 (5,600.00)

(6,300.00) 3.00 (6,300.00)

(6,200.00) 3.00 (6,200.00)

(6,300.00) _.00 (6,300.00)

(9,440.00) 3.00 (9,440.00)

(5,900.00) 3.00 (5,900.00)

15,&O0.00) 0.00 {5,400.00)

{1O,_00.00) 0.00 (!0,600.00)

(5,600.00) 0.00 {5,600.00)

(5,500.00) 0.00 (5,500.00)

(11,000.08) 0.o0 Iii,800.00)

(5,800.00) 0.00 (5,800.00)

(5,500.00) 0.00 (5,500.00)

(I0,800.00) 0.00 (i0,800.00)

(5, LO0.O0) 0.00 (5,100.00)

(5,000.00) 0.00 (5,000.00)

(10,600.00) 0.00 (10,600.00)

(5,500.00) 0.00 (5,500.00)

(5,900.00) 0.00 (5,900.00)

(12,200.00) 0.00 (!2,200.80}

(5,900.00) 0.00 (5,900.00)

(6,200.00) 0.00 (6,200.00)

(ii,000.00) 0.00 (ll,000.0O)

(5,]00.00) 0.00 (5,300.00)

(4,600.00) 0.00 (4,600.00)

(10,000.00) 0.00 (lO,O00.OO)

(4,300.00) 0.00 (4,300.00)

(4,400.00) 0.00 (4,400.80)

(9,200.00) 0.00 {8,200.00)

(4,600.00) 0.00 (4,600.00)

(4,600.00) 0.00 (4,600.00)

(7,400.00) 0.O0 (7,400.00)

[3,000.00) - 0.oo (3,000.00)

(2,900.00) 0.00 (2,900.D0)

(4,400.00) 0.00 (4,400.00)

(48,000.00) 52,740.00 4,740.00

(49,500.00) 52,740.00 3,240.00

(I01,000.00) 105,480.00 4,480.00

(109,000.00) 105,480.00 (3,520.00)

(52,500.00} 82,740.00 240.00

(102,000.00} 105,480.00 3,480.00

(48,500.00) 52,740.00 4,240.00

(500.00) 0.00 (500.00)

2631500.00 (263,700.00} (200.00)

263,250.00 (263,700.00) [450.00J

T_



Page:I JBE&GOPENPOSITiOHS "05MARl015:07
Version:603,Build:66020K Database:Zalnet_MerantProd a/o26FESIO

SC_&GOutstandingPositions
"TradeDateFUT/CALLLOTSMonthStrikePriceTradePriceMarketPriceTotalCost CurrentValue MarktoMarket

03MAR09 CALL 1.00 01MARl0 7.5000 6.6000 0.0000 (6,000.00) 0.00 (6,000.00)

10MAR09 CALL 1.00 0]MARl0 7.2500 C.5500 0.0000 (5,500.00) 0.00 (5,500.00)

17MAR09 CALL 1.00 0!MARl0 6.9500 C.5500 0.0000 (5,500.00) 0.00 (-5,500.00}

24_fAR09 CALL 1.00 01M]_!0 7.5500 C.5900 0.0000 (5,900.00) 0.00 (5,900.00)

3hMAR09 CALL 1.00 0]MARID 7.0500 C.5700 0.0000 (5,700.00) 0.00 [5,700.00)

07APK09 CALL 1.00 01MARl0 7.0000 C.5fi00 0.0000 (5,500.00) 0.00 [5,500.00)

14APK09 CALL 1.00 01HARIO 6.9500 C.5600 0.0000 (5,600.00) 0.00 (5,600.00]

21APR09 CALL 1.00 01MARl0 6.7500 C.5700 0. 0000 (5,700.00) 0.00 (5,700.00]

28APR09 CALL 1.00 01MARl0 6.6000 0.5500 0.0000 (5,500.00) 0.00 (5,500.00)

05MAY09 CALL 1.00 01MARCO 6.7300 G.5800 0.0000 (5,800.00) 0.00 {5,800.00)

12MAY09 CALL 1.00 01MA_[O 7.3000 8.6300 0.0000 (6,500.00) 0.00 (8,300.00)

19MAY09 CALL 1.00 01MARl0 7.0500 8.5850 0.0000 {5,850.00) 0.00 (5,850.00)

26MAY09 CALL 1.00 OIMARI0 6.9000 0.5700 0.0000 (5,700.00] 0.00 (5,700.00)

02JUN09 CALL 1.00 01MARl0 7.1800 0.6200 0.0000 (6,200.00) 0.00 (6,200.00)

09JUN09 CALL 1.00 01MARl0 7.2000 0.6100 0.0000 (6, i00.00) 0.00 (6,100.00)

16JUN09 CALL 1.00 OIMARI0 7.3500 0.6200 0.0000 (6,200.00] 0.00 {6_200.00)

2307JN09 CALL 2.30 01MAR10 6.5800 0.5900 0.0000 (13,570.00] 0.00 (13,570.00)

30JUN09 CALL 1.00 01MA.KI0 6.6500 0.5900 0.0000 (5,900.00) 0.00 (5,900.00)

07JUL09 CALL 1.00 01MAR10 6.4500 _.5400 0.0000 (5,400.00) 0.00 (5,400.00)

14JUL09 CALL 1.00 01MARl0 6.3500 0.5300 0.0000 (5,300.00) 0.00 (5,300.00)

21JUL09 CALL 1.00 01MARl0 5.4500 0.5600 0.0000 (5,600.00) 0.00 (5, 600.00)

28JUL09 CALL 1.00 OIMARI0 6.3000 0.5400 o.0000 (5,400.00) 0.00 (5,400.00)

04AUG09 CALL 1.00 01MARl0 6.7500 _.5800 0.0000 (5,800.00) 0.00 (5,800.00)

IIAUG09 CALL 1.00 01MARl0 6.4500 0.5700 0.0000 (5,700.00) 0.00 (5,700.00)

18AUG09 CALL 1.00 01MARl0 6.2000 0.5500 0.0000 (5,500.00) 0.00 (5,500.00)

25AUG09 CALL 1.00 OIMARI0 6.1500 0.5400 0.0000 (5,400.00) 0.00 (5,400.00)

01SEP09 CALL 1.00 OIMARI0 5.8500 0.4900 0.0000 (4,900.00) 0.00 (4,900.00)

085E?09 CALL 1.00 01MARl0 5.6500 0.5000 0.0000 (5,000.00) 0.00 (5,000.00)

15SEP09 CALL 1.00 01MARIO 6.0000 fl.5400 0.0000 (5,400.00) 0.00 (5,400.00)

22SEP09 CALL 1.00 01MARl0 5.9500 0.5500 0.0000 (5,500.00) 0.00 (5,500.00)

29SEP09 CALL 1.00 0!_10 6.3300 0.5800 0.0000 (5,800.00) 0.00 (5,800.00]

06OCT09 CALL 1.00 01MARl0 6.3500 0.5900 0.0000 (5,900.00) 0.00 (5,900.00)

13OCT09 CALL 1.00 01MARl0 6.0000 0.5900 0.0000 (5,900.00) O.O0 (5,900.00)

20OCT09 CALL 2.00 01MARl0 6.3500 0.6200 0.0000 (12,400.00) 0.00 (12,400.00)

2700T09 CALL 1.00 01MARl0 5.7500 0.5350 0.0000 (5,350.00) 0.00 (5,350.00)

03NOV09 CALL 1.00 01MARl0 5.4000 0.5200 0.0000 (5,200.00) 0.00 (5,200.00)

10NOV09 CALL 1.00 01MAR10 5.1000 0.4700 0.0000 (4,700.00) o.o0 (4,700.00)

17NOV09 CALL 1.00 01MARl0 5.2000 0.5100 0.0000 (5,100.00} 0.00 (5,100.00}

24NOV09 _%LL 1.00 01MARl0 4.9500 0.4900 0.0000 (4,900.00) 0.00 (4,900.00)

01DEC09 _LL 1.00 01MARl0 4.9500 0.4900 0.0000 (4,900.00) 0.00 (4,900.00)

080EC09 CALL 1.00 01MARl0 5.3000 0.5050 0.0000 (5,050.06) 0.00 {5,050.00)

15DEC09 CALL 1.00 01MARl0 5.6500 0.5450 0.0000 (5,450.00) 0.00 (5,450.00)

220EC09 _ALL 1.00 0LMAR10 5.6500 0.5700 0.0000 (5,700.00) 0.00 (5,700.00)

29DEC09 CALL 1.00 0!MARl0 5,9000 0.5250 • 0.0000 (5,250.00) 0.00 (5,250.00)

05JAN10 CALL 1.00 01MAR10 5.7500 0.4750 0.0000 (4,750.00) 0.00 (4,750.00)

12JANI0 CALL 1.00 01MARl0 5.5000 0.4400 0.0000 (4,400.00) 0.00 (4,400.00)

19J_i0 CALL !.00 0!MARl0 5.4500 0.3900 0.0000 (3,900.00) 0.00 (3,900.00)

26JANIO CALL 1.00 01MAKI0 5.5000 0.3200 0.0000 (3,200.00) 0.00 {3,200.00)

02FEBI0 " CALL 1.00 0ÂMAKI0 5.5000 0.2550 0.0000 (2,550.00) 0.00 (2,550.00)

09FEB10 CALL 1.00 01MAR10 5.3000 C.2000 0.0000 (2,000.00) 0.00 {2,000.00)

16FEBÂ0 CALL 1.00 01MARI0 5.4500 0.1350 Q.O000 (I,350.00) 0.00 (1,350.00)

23FE810 CALL 2.00 0ÂMAKI0 4.8500 0.0400 0.0000 _800.00) 0.00 (800.00)

..........................................................

55.30 *01MA_IO (281,970.00) 0.00 (281,970.00)

31MAK09 CALL 1.00 01APRI0 6.7000 0.5400 0.0010 (5,400.00) I0.00 (5,390.00)

07APK09 CALL 1.00 0ÂAPRIO 6.6500 0.5400 0.0010 (5,400.00) i0.00 (5,390.00}

14APR08 CALL 1,00 0_--_PRI0 6.7500 fl.5400 0.0010 (5,400.00) i0.00 (5,590.00)

21APR09 CALL 1.00 01APKI0 6.5500 G.5500 O.O010 (5,500.00) I0.00 (5,490.00)

05MAY09 CALL 1.00 0ÂAPRIO 6.5300 _.5600 0.0008 (5,600.00) 8.00 (5,592.00)

12MAY09 CALL 1.00 01._PRIO 6.7000 G.6100 _.0010 (6,100.00) i0.00 (6,090.00)

19MAY09 CALL 1.00 01APKI0 6.7500 0.5800 0.0010 (5,800.00} 10.00 (5,790.00}

26MAY09 CALL 1.00 01APKIO 6.7000 0.5450 0.0010 (5,450.00) I0.00 (5,440.00}

O�_dN09 CALL i.00 G_APKiQ 6.9500 C.6000 G.0002 16,000.00) 2.0C (5,099.00)

2307JN09 CALL 1.70 01APKI0 6.3800 0.5800 0.0013 (9,860.00) 22.10 (9,837.90)

30JUN09 CALL 1.00 01APRIO 6.5000 0.5700 0.0010 (5,700.00) 10.00 (5,690.00)

14JUL09 CALL 1.00 0L%PKIO 6.2000 0.5200 0.0030 (5,200.00) 30.00 (5,170.00)

21JUL09 CALL 1.00 01A_RÂO 6.4500 0.5500 0.OO!0 (5,500.00} I0.00 (5,490.00)

28JU-L09 CALL 1.00 01APRIO 6.2000 0.5400 0.0030 (5,400.00} 30.00 {5,370.00)



Page:2 JBE&GOPENPOSITIONS 05MARl015:07

Version: 503, Build: 66020K Database: Zainet_MerantProd a/o 26FEBIO

SCE&G Outstanding Positions

Trade Date PUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost CurrentValue Mark to Market
=======_========== ====--= [==_=_===........ ,,=. _ .... ,,_ ......................... == ....... ==.,.,,===, .... _ ..... ==_===

04AUGO9 CALL

18AUG09 CALL

25AUG09 CALL

018EP09 CALL

085EP09 CALL

225EP09 CALL

295EP09 CALL

06OCT09

13OCT09 . CALL

27OCT09 CALL

03NOV09 CALL

10NOVO9 CALL

17NOV09 CALL

OIDECO9 CALL

08DEC09 CALL

15DEC09 CALL

220EC09 CALL

05JANIO CALL

12JAN10 CALL

19JAN10 CALL

26JANIO CALL

09FEB10 CALL

16_'EBI0 CALL

23FEB10 CALL

OLMA¥09

19MAy09

02JUNO9

16JUNO9

30JUN09

07J_509

14JUL09

28J_L09

IIAUG09

25AUG09

08SEP09

158EPO9

225EP09

06OCT09

20OCT09

03NOV09

17NOV09

24NOV09

01DECO9

15DECO9

29DEC09

12JAN10

26JAN10

02FEB10

09_EBI0

23FEBI0

02JUNO9

16JUN09

30JUN09

14JUL09

28JUL09

!LAUGO9

OBSZPO9

225EP09

D6OCT09

2000T09

03NOV09

17NOV09

01DECO9

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CAIL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CA&L

CALL

CALL

CALL

CA_L

1.00 01APRI0 6.6500

1.00 01APRI0 6.1800

1.00 01APRI0 6.1500

1.00 01APRI0 5.8500

1.00 01APRI0 5.7000

1.00 01APRIO 6.0000

1.00 0IAPBIO 6.3600

1.00 01APRIO 6.4000

1.00 0[APRI0 6.1500

1.00 01APRI0 5.8500

1.00 01APRI0 5.5500

1.00 0iA.?R10 5.2500

1.00 01APR10 5.3500

l.O0 0LAPRIO 5.1000

1.00 01APR10 5.5000

1.00 01APR10 5.8500

1_00 01APE10 5.8000

1.00 01APR10 5.8000

1.00 01APK10 5.4500

1.00 01APR10 5.5000

1.00 01APR1C 5.4500

1.00 01APR10 5.2500

1.00 01APR10 5.4500

1.00 01APR10 4.8500

38.70 *01APE10

1.00 01MAY10 6.6200

1.00 01MAYIO 6.9000

1.00 01MAY10 7.0500

1.00 01MAY10 7.1000

1.00 01MAY10 6.6500

1.00 01MAYIO 6.4000

1.00 01MAY10 6.3500

1.00 01MAYIO 6.3500

1.00 01MAYIO 5.4500

1.00 01MAY10 6.3000

1.00 01MAY10 5.9000

1.00 01MAYIO 6.3500

1.00 01MAY10 6.1500

1.00 01MAY10 6.5000

1.00 01MAYIO 6.6000

1.00 01MAY10 5.7000

1.00 01MAY10 5.5000

1.00 01MAY10 5.3500

1.00 01MAY10 5.3500

1.00 01MA_Vl0 6.0000

1.00 01MAYIO 6.0500

1.00 01MAY10 5.5500

1.00 01MAY10 5.5000

1.00 01MAY10 5.5500

1.00 01MAY10 5.3000

1.00 01MAYIO 4.9000

26.00 *01MAYIO

1.00 01JUNIO 7.2200

1.00 0LJUNI0 7.2500

1.00 OIJUNIO 6.8000

I.O0 01JUN10 6.5500

1.00 OIJUNI0 6.6000

l.O0 GIJUNI0 6.6500

1.00 01JUN10 6.1000

1.00 01JU_10 6.3000

1.00 01JUNIO 6.7000

1.00 OiJUNIO 6.7500

1.00 01JUN10 5.9000

1.00 0ZJUNIO 5.7000

1.00 01JUNIO 5.5500

0.5700 0.0010 [5,700.00) i0.00 (5,690.00)

0.5400 0.0026 (5,400.00) 26.00 (5,374.007

0.5400 0.0030 [5,400.00) 30.00 (5,370.00)

0.5000 0.0090 (5,000.00) 90.00 (4,910.00)

0.5000 0.0163 (5,000.00) 163.00 (4,837.007

0.5500 0.0054 (5,500.00} 54.00 (5,446.00)

0.5800 0.0015 {5,800.00) 16.00 (5,784.00)

0.5800 0.0010 (5,800.007 10.00 (5,790.00)

0.5800 0.0030 (5,800.00) 30.00 [5,770.00)

0.5450 0.0090 (5,450.00) 90.00 (5,360.00}

0.5000 0.0270 (5,000.00) 270.00 (4,730.007

0.4650 0.0700 (4,650.00} 700.00 (3,950.00)

0.5100 0.0520 (5,100.00) 520.00 (4,580.00]

0.5000 0.1060 (5,000.00) 1,060.00 (3,940.00]

0.5150 0.0320 {5,150.00) 320.00 (4,830.007

0.5400 0.0090 [5,000.007 90.00 (5,310.00)

0.5700 0.0110 (5,700.00} 110.00 (5,590.00)

0.5350 0.0110 {5,350.00) Ii0.00 (5,240.00)

0.5400 0.0380 (5,400.00) 380.00 (5,020.00)

0.4000 0.0320 (4,800.00) 320.00 (4,480.007

0.4400 0.0380 (4,400.007 380.00 (4,020.09)

0.3550 0.0700 (3,550.00) 700.00 (2,850.00)

0.3050 0.0300 (3,050.00) 380.00 (2,670.00)

0.2550 0.1960 (2,550.00) 1,960.00 " (590.00)

(202,260 •00) 8,001 •I0 (194,258.90)

0.5600 0.0139 (5,600.00) 139.00

0.5800 0.0080 (5,600.00) 80.00

0.6000 0.0063 (6,000.00) 63.00

0.6200 0.0060 [6,200.00) 60.00

0.5700 0.0127 (5,700.00) 127.00

0.5300 0.0200 (5,300.00) 200.00

0.5300 0.0220 [5,300.00) 220.00

0.5400 0.0220 (51400.00) 220.00

0.5700 0.0183 (5,700.00) 183.00

0.5500 0.0240 {5,500.00) 240.00

0.5000 0.0526 {5,000.00) 526.00

0.5300 0.0220 (5,300.00) 220.00

0.5500 0.0316 (5,500,00) 316,00

0.5900 0.0170 (5,900.00) 170.00

0.5950 0.0140 (5,950.00) 140.00

0.5200 0.0780 (5,200.00) 780.00

0.5200 0.1130 (51200.00)" 1,130.00

0.4900 0.1470 (4,900.00) 1,470.00

0.5000 0.1470 (5,000.00) 1,470.00

0.5500 0.0430 (5,500.007 430.00

0.5800 0.0390 (5,800.00) 390.00

0.5500 0.1030 (5,500.00) 1,030.00

0.5000 0.1130 (5j000.00) 1,130.00

0.4600 0.1030 (4,600.00) 1,030.00

0.4450 0.1600 (4,450.00) 1,600.00

0.3600 0.5040 (3,600.007 3,040.00

0.6100 0.0118

0.6400 0.0110

0.5800 0.0235

0.5400 0.0360

. 0.5450 0.0330

0.5700 0.0300

0.5100 0.0745

0.5600 0.0541

0.5900 0.0280

0.6100 0.0260

0.5200 0.1020

0.5300 0.1370

0.5000 0.1710

(5,461.00)

(5,720.00)

(5,937.00)

(6,140.00)

(5,573.00)

[5,100.00)

(5,080.00)

(5,180.007

(5,517.00)

{5,260.00)

{4,474.00}

(5,080.00)

(5,164.00)

(5,730.00)

(5,810.00)

14,420.00)

(4,070.00)

(3,430.00)

(3,530.00)

(5,070.00)

(5,410.00)

(4,470.00)

{3,870.00)

(3,570.00}

[2,850.00)

(560.00)

(138,900.00) 16,404.00 (122,496.00)

(6,100.00) 118.00

• {6,400.00) 110.00

{5,800.00) 235.00

(5,400.00) 360.00

(5,450.007 330.00

(5,700.00} 300.00

[5,100.00) 745.00

(5,600.0_} 541.00

(5,900.00) 280.00

(6,100.00) 260.00

[5,200.00) 1,020.00

(5,300.00) 1,370.00

{5,000.00) 1,710.00

(5,982.007

(6,290.00)

(5,565.007

(5,040.00)

(5,120.00)

(5,400.00)

(4,355.00)

(5,059.00)

(5,620.00)

(5,840.00)

(4,180.00)

(3,930.007

(3,290.007



Page:3 JSE&GOPENPOSITIONS 05MARl0 15:07

Version: 603, Build: 66020K Database: Zainet_Merant_Prod a/o 26FEB!0

6CE&G Outstanding Positions

Trade Date PUT/CALL LOTS Month Strike Price Trade Pric8 Market Price Total Cost Current Value Hark to Market

29DEC09 CALL 6.1500 9.6000

12JAN10 CALL 5.7500 0.5600

26J_W10 CALL 5.5000 9.5700

09FEB10 CALL 5.4000 3.4900

23FEBIO CALL 5.0000 9.4100

30JUN09 CALL 7.0000 0.5900

07JUL09 CALL 6.7000 0.5600

14JUL09 CALL 6.8000 0.5500

28JUL09 CALL 6.8500 0.5600

IIAUG09 CALL 6.9500 0.5800

25AUG09 CALL 6.0000 0.5600

08SEP09 CALL 6.4000 9.5200

223EP09 CALL 6.6500 0.5700

06OCT09 CALL 6.9000 0.6000

20OCT09 CALL 6.9000 0.6200

03NOV09 CALL 6.1500 D.5400

17NOV09 CALL 5.9000 _.5400

01DEC09 CALL 5.8000 _.5100

15DEC09 CALL 6.4000 _.5700

22DEC09 CALL 6.3700 0.5800

290ECO9 CALL 6.5000 _.5650

12JANIO CALL 5.9500 0.5600

26JANIO CALL 5.7500 0.5700

09FEB10 CALL 5.5000 0.5500

23FEBIO CALL 5.0500 0.5000

04AUG09 CALL

IIAUG09 CALL

18AUG09 CALL

01SEP09 CALL

159EP09 CALL

295_P09 CALL

130CT09 CALL

27OCT09 CALL

10NOV09 CALL

24NOV09 CALL

09DEC09 CALL

22DEC09 CALL

05JAN10 CALL

19JAN10 CALL

02_BI0 CALL

09FEB10 CALL

16FEB10 CALL

015EP09 CALL

156EP09 CALL

296EP09 CALL

13OCT09 CALL

27OCT09 CALL

10NOV09 CALL

24NOV09 CALL

08DEC09 CALL

220EC09 CALL

29DECO9 CALL

05JAN10 CALL

19JAN10 CALL

02FEB!0 CALL

16FEB10 CALL

295EP09 CALL

1.00 OIJUNIO

1.00 01JUNI0

1.00 01JUNIO

1.00 01JUNI0

1.00 01JUNIO

18.00 *01JUNI0

1.00 01JUL10

1.00 01J_LIO

1.00 01JULI0

1.00 01JULIO

1.00 01JUL10

1.00 OIJULIO

1.00 01JULI0

1.00 OIJULIO

1.00 01JULIO

1.00 01JULIO

1.00 01JULIO

1.00 01JULIO

1.00 01JUL10

1.00 01JULI0

1.00 01JtrL10

1.00 01JULIQ

1.00 01JUL10

1.00 01JUL10

1.00 01JULI0

1.00 01/OLI0

20.00 *01JULI0

1.00 01AUG10

1.00 01AUG10

1.00 01AUG10

1.00 01AUG10

1.00 01AUG10

1.00 01AUG10

1.00 01AUG10

1.00 01AUGIO

1.00 01AUGIO

1.oo 01AUG10

1.00 OlAUGIO

1.00 01AUGIO

1.00 OIAUGIO

1.00 01AUG10

1.00 01AUG10

1.00 01AUG10

1.00 01AUG10

17.00 *01AUGIO

1.00 01SEPI0

1.00 01SEPIO

1.00 015EPIO

1.00 OISEPIO

1.00 01SEPI0

1.00 015EPI0

1.00 015EPIO

1.00 01SEPI0

1.00 015EPI0

1.00 OISEPIO

1.00 01SEPI0

1.00 01SEPIO

i.0O 0!5EPI0

1.00 OISEPI0

14.00 *OISEPI0

1.00 01OCT10

7.5500 0.6000

7.2500 0.5900

7.1500 0.5700

6.7500 0.5500

7.1000 0.5600

7.1500 0.6000

6.9500 0.5900

6.6500 0.5800

6.1000 0.5100

6.0000 0.5150

6.5500 0.5300

6.6800 0.5800

6.6000 0.5700

6.1500 0.5800

5.9500 0.5700

5.7500 0.5500

5.8500 0.5600

7.1500 0.5500

7.4500 0.5800

7.3800 0.6200

7.2000 0.6000

6.9500 0.5000

6.3500 0.5500

6.5000 0.5250

6.0500 0.5400

6.9000 0.5900

7.0000 0.5950

6.8000 0.5950

6.4000 0.5800

6.2500 0.5600

6.1000 0.5700

0.O690 (6,000.00} 690.00 (5,310_00)

0.1270 [5,600.00) 1,270.00 (4,530.00)

0.1801 (5,700.00) 1,831.00 (3,869.00)

0.2110 (4,900.00] 2,110.O0 (2,790.00]

0.3560 (4,100.00] 3,560.00 (540.00]

...........................................................

(99,350.00) 16,840.00 (82,510.00)

0.0442 (5,900.00) _42.00 (5,458.00)

0.0660 (5,600.00) 660.00 (4,940.00)

0.0577 [5,500.00) 577.00 (4,923.00)

0.0540 (5,600.00) 540.00 (5,060.00)

0.0505 (5,800.00) 505.00 (5,295.00)

0.0577 (5,600.00) 577.00 [5,023.00)

0.0970 {5,200.00) ..... 970.00 [4,230.00}

0.0703 (5,700.00| 703.00 [4,997.00)

0.0510 (6,000.00} 510.00 {5,490.00)

0.O510 (6,200.00) 510.00 (5,690.00}

0.1320 (5,4OO.00) 1,320.00 (4,080.00)

O.1790 {5,400.00) 1,790.00 (3,610.00}

0.2010 (5,100.00} 2,010.00 (3,090.00}

0.O970 (5,700.00) 970.00 (4,730.00)

0.1033 (5,800.00) 1,033.00 (4,767.00}

0.0850 (5,650.00) 050.00 (4,800.00)

0.1690 (5,600.00) 1,690.00 (3,910.00)

0.2132 (5,700.00) 2,132.00 (3,568.00)

0.2830 (5,500.00) 2,830.00 (2,670.00|

0.4530 (5,000.00) 4,530.00 (470.00)

(111,950.00) 25,149.00 (86,801.00)

0.0508 (6,000.00) 508.00 (5,492.00)

0.0697 [5,900.00) 697.00 (5,203.00)

0.0770 (5,700.00) 770.00 (4,930.00]

0.1170 (5,500.00) 1,170.00 (4,330.00)

0.0820 (5,600.00) 820.00 {4,780.00)

0.0770 (6,000.00) 770.00 (5,250.00]

0.0950 (5,900.00) 950.00 (4,950.00)

0.1290 (5,800.00) 1,290.00 (4,510.00)

0.2220 (5,100.00) 2,220.00 [2,880.00)

0.2440 (5,150.00) 2,440.00 [2,710.00)

0.1430 (5,300.00) 1,430.00 [3,870.00)

0.1230 [5,800.00) 1,230.00 (4,570.00}

0.1360 (5,700.00) 1,960.00 (4,340.00)

0.2120 i5,800.00) 2,120.00 (3,680.00)

0.2560 [5,700.00) 2,560.00 (5,140.00)

0.3080 (5,500.00) 3,080.00 (2,420.00]

0.2810 (5,600.00) 2,810.00 (2,790.00)

{96,050.00) 26,225.00 (69,825.00)

0.1250 (5,500.00) 1,250.00 (4,250.00)

0.0960 [5,800.00) 960.00 (4,840.00)

0.1006 (6,200.00) 1,006.00 (5,194.00}

0.1190 (6,000.00) 1,190.00 (4,810.00)

0.1480 (5,800.00) 1,480.00 (4,320.00)

0.2440 (5,300.00) 2,440.00 {2,860.00)

0.2540 (5,250.00) 2,540.00 (2,710.00)

0.1610 (5,400.00) 1,610.00 (3,790.00}

0.1416 (5,900.00) 1,416.00 {4,484.00)

0.1420 (5,950.00) 1,420.00 (4,530.00}

0.1680 (5,950.00) 1,680.00 (4,270.00}

0.2340 (5,800.00) 2,340.00 (3,460.00)

0.2640 (5,600.00) 2,64C.C0 12,060.00)

0.2980 (5,700.00] 2,080.00 (2,720.00)

7.9400 0.6200 0.1180

(80,150.00) 24,952.00 (55,198.00)

(6,200.00) 1,180.00 (5,020.00]
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5CE&G Outstanding Positions

Trade Date PUT/CALL LOTS . Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

130CT09 C_.
20OCT09 CALL

2700T08 CALL

10NOV09 CALL

24NOV09 CALL

08DEC09 CALL

22DEC09 CALL

05JANIO CALL

!9JAN10 CALL

02FEB10 CALL

09FEB10 _%LL

16FEB10 CALL

03NOV09 CALL

17NOV09 CALL

24NOV09 CALL

01DECD9 CALL

08DEC09 CALL

15DEC09 CALL

29DEC09 CALL

05JAN10 CALL

12 JAW]0 CALL

26JAN-I 0 CALL

02FEB]0 CALL

09 FEB10 CALL

23FEB10 CALL

01DEC09 CALL

08DEC09 CALL

150EC09 CALL

220EC09 CALL

29DEC09 CALL

05JAN10 CALL

12JAN10 CALL

19JAN10 CALL

26JAN10 CALL

02FEB10 CALL

09FEB10 -CALL

16FEB10 CALL

23F_BI0 CALL

290EC09 CALL

05JAN10 CALL

12JAN10 CALL

19JAN10 CALL

26JANIO CALL

02FEB10 CALL

09FEB10 CALL

16FEBID CALL

23FEBIO CALL

02FEB10 CALL

09FV_BI0 CALL

16FEB10 CALL

23FEB10 _%LL

1.0o 01OCT10 7.6000 0.6250 0.1480

1.00 01OCT10 7.8500 0.6600 0.1268

1.00 0]OCTIO 7.4000 0.6100 0.1690

1.00 OIOCTIO 6.8000 0.5400 0.2570

1.00 01OCT10 6.7500 0.5400 0.2660

1.00 01OCT10 7.5500 0.5500 0.1530

1.00 01OCT10 7.5700 0.5900 0.1533

1.00 01QCTIO 7.2500 0.5850 0.1870

1.00 01OCT10 6.7500 0.5900 0.2660

1.00 010CTIO 6.7000 0.5700 0.2760

1.00 01OCT10 6.3500 0.5800 0.3500

1.00 0!OCT10 6.4500 8.5700 0.3270

•13.00 *010CTIO

1.00 DINOVI0 7.4000 G.6150 0.2990

1.00 01NOVI0 7.2000 G.6000 0.2760

1.00 01NOV10 7.1000 0.5800 0.2940

1.00 01NOV]0 7.1500 0.5900 0.2850

1.00 OINOV]O 7.8000 0.6000 0.1890

1.00 81NOV10 7.8000 0.6250 0.1890

1.00 01NOV10 7.6500 0.6500 0.2080

1.00 OlNOVI0 7.5000 0.6250 0.2290

1.00 OlNOVl0 7.1500 0.6100 0.2850

1.00 01NOV10 6.8500 0.6100 0.3230

1.00 01NOV10 0.9500 0.6000 0.3230

1.00 01NOV10 6.6500 0.6000 0.3890

1.00 01NOV10 0.1000 0.5500 0.5440

13.00 *01NOVlO

1.00 0]DEC10 7.5000 0.6400 0.2810

1.00 01DECIO 8.1000 0.6400 0.1930

1.00 0!DEC10 8.0500 0.6550 0.1990

2.00 01DEC10 7.9500 0.6600 0.2130

1.00 01DEC10 7.8500 6.6800 0.2250

1.00 01DECIO 7.7000 0.6500 0.2480

1.00 01DEC10 7.5000 0.6500 0.2810

2.00 0!DEC10 7.4500 0.6600 0.2900

1.00 01DEC10 7.2000 0.6500 0.3401

1.00 01DEC10 7.1500 0.6500 0.3490

1.00 01DECI8 6.8500 0.6400 0.4200

2.00 OIDECI0 7.0000 0.6300 0.3830

1.00 OlDECI0 6.3500 0.5900 0.5690

16.00 *01DECIO

1.0O 01JAN11 8.1500 0.6950 0.2630

l. O0 OIJANII 8.1000 0.6800 0.2700

1.00 01JANll 7.8000 0.6700 0. 3210

1.00 0]JANll 7.8000 0.6700 0.3210

1.00 0IJANII 7.5000 0.6800 0. 3827

l. OO 01JAN11 7.4500 0.6800 0.3920

1.00 0!JAN11 7.]500 0.6600 0.4640

1.00 0!JAN11 7.2500 0.6600 0. 4390

1.00 01JANII 8.6500 0.6100 0. 6120

9.00 *0!JAN11

1.00 0]FEBll 7.6000 0.6500 0.3840

1.00 0!FE-BII 7.3000 0.6500 0.4500

2.00 01Fv_BII 7.3000 0.6600 0.4500

l.O0 01FEB11 6.8500 0.5800 0.5700

5.00 *01FEB11

245.00

(6,250.00] 1,480.00 (4,770.00)

(6,600.00) 1,260.00 (5,340.00)

(6,100.00) 1,690.00 (4,410.00)

(5,400.00) 2,5"70.00 (2,830.00)

(5,400.00] 2,660.00 (2,740.00)

{5,500.00) 1,530.00 (3,970.00)

(6,900.00) 1,533.00 (4,367.00)

(5,850.00] 1,870.00 (3,980.00)

(5,900.00) 2,660.00 (3,240.00}

(5,700.00)" 21760.00 (2,940.00)

(5,800.00) 3,500.00 (2,300.00)

(5,700.00) 3,270.00 (2,430.00}

(76,300.00} 27,963.00 (48,337.00}

(6j150.00) 2,990.00 (3,160.00)

(6,000.00) 2,760.00 (3,240.00}

(5,800.00) 2,940.00 (2,860.00)

[5,900.00} 2,850.00 (3,050.00)

[6,000,00) 1,890.00 (4,110.00)

(6,250.00) 1,890.00 (4,360.00)

(6,500.00) 2,080.00 (4,420.00]

(6,250.00} 2,290.00 (3,960.00)

(6,100.00) 2,850.00 (3,250.00)

(6,100.00) 3,230_00 (2,870.00)

{6,000.00) 3,230.00 {2,770.00)

(6,000.00) 3,890.00 (2,110.00)

(5,500.00) 5,440.00 {60.00]

[78,550.00) 38,330.00 (40,220.00)

{6,400.00) 2,810.00 (3,590.00)

(6,400.00) 1,930.00 (4,470.00)

{6,550.00) 1,990.00 (4,560.00)

(13j200.00) 4,260.00 (8,940_00)

(0,800.00] 2,250.00 (4,550.00)

(6,500.00) 2,480.00 (4,020.00)

(6,500.00) 2,810.00 (3,690.08)

(13,200.00) • 5,800.00 (7,400.00)

(6,500.00) 3,401.00 (3,099.00)

(6,500.00) 3,490.00 (3,010.00)

(6,400.00) 4,200.00 (2,200.00)

(12,600.00) 7,660.00 (4,940.00)

(5,900.00) 5,690.00 (210.00)

(I03,450.00) 48,771.00 (54,679.00)

(0,950.00) 2,630.00 (4,320.00)

(6,800.00] 2,700.00 (4,100.00)

(6,700.00) 3,210.00 (3,490.00)

(6,700.00J 3,210.00 (3,490.00]

(6,800.00) 3,827.00 (2,973.00)

(6,600.00) 3,920.00 (2,680.00)

(6,600.00) 4,640.00 (1,960.00)

(6,600.00) 4,390.00 (2,210.00)

(6,100.00) 6,120.00 20.00

(59,850.00) 34,647.00 (25,203.00)

(6,500.00) 3,840.00 (2,660.00)

(6,500.00) 4,500.00 (2,O00.OO)

(13,200.00} 9,000.00 (4,200.00)

(5,800.00) 5,700.00 (100.00)

..........................................................

(32.000.00) 23,040.00 (8,960.00)

..........................................................

(I,380,780.00) 290,322.10 (1,070,457.90)


